Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
5,433,897.130 Local 1.000000 5,433,897.13 1.000000 5,433,897.13 0.00 0.37
Base 1.000000 5,433,897.13 1.000000 5,433,897.13 0.00 0.37
US DOLLAR Total
5,433,897.130 Local 5,433,897.13 5,433,897.13 0.00 0.37
Base 5,433,897.13 5,433,897.13 0.00 0.37
CASH Total
5,433,897.130 Base 5,433,897.13 5,433,897.13 0.00 0.37
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
22599G006 CREDIT AGRICOLE REPO REPO 1.76 01 Jun 2018
72,771,398.360 Local 100.000000 72,771,398.36 100.000000 72,771,398.36 0.00 4.91
Base 100.000000 72,771,398.36 100.000000 72,771,398.36 0.00 4.91
912796MF3 TREASURY BILL 06/18 0.00000 1.72 21 Jun 2018
80,000,000.000 Local 99.905111 79,924,088.89 99.905111 79,924,088.89 0.00 5.40
Base 99.905111 79,924,088.89 99.905111 79,924,088.89 0.00 5.40
912796MK2 TREASURY BILL 07/18 0.00000 1.766 19 Jul 2018
40,000,000.000 Local 99.764533 39,905,813.33 99.764533 39,905,813.33 0.00 2.69
Base 99.764533 39,905,813.33 99.764533 39,905,813.33 0.00 2.69
912796NQ8 TREASURY BILL 08/18 0.00000 1.7555 16 Aug 2018
80,000,000.000 Local 99.653197 79,722,557.78 99.653197 79,722,557.78 0.00 5.38
Base 99.653197 79,722,557.78 99.653197 79,722,557.78 0.00 5.38
912796NV7 TREASURY BILL 09/18 0.00000 1.621 13 Sep 2018
40,000,000.000 Local 99.531711 39,812,684.45 99.462736 39,785,094.40 -27,590.05 2.69
Base 99.531711 39,812,684.45 99.462736 39,785,094.40 -27,590.05 2.69
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HOI dmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796NZ8 TREASURY BILL 10/18 0.00000 1.613 11 Oct 2018
50,000,000.000 Local 99.408713 49,704,356.66 99.302146 49,651,073.00 -53,283.66 3.35
Base 99.408713 49,704,356.66 99.302146 49,651,073.00 -53,283.66 3.35
912796PD5 TREASURY BILL 11/18 0.00000 1.608 08 Nov 2018
40,000,000.000  Local 99.285333 30,714,13333  99.128323 39,651,329.20 62,804.13 2.68
Base 99.285333 39,714,133.33 99.128323 39,651,329.20 -62,804.13 2.68
912796PL7 TREASURY BILL 06/18 0.00000 1.64 14 Jun 2018
40,000,000.000 Local 99.940778 39,976,311.11 99.940778 39,976,311.11 0.00 2.70
Base 99.940778 39,976,311.11 99.940778 39,976,311.11 0.00 2.70
912796PM5 TREASURY BILL 06/18 0.00000 1.707 28 Jun 2018
40,000,000.000 Local 99.872065 39,948,826.00 99.872065 39,948,826.00 0.00 2.70
Base 99.872065 39,948,826.00 99.872065 39,948,826.00 0.00 2.70
912796PN3 TREASURY BILL 07/18 0.00000 1.7438 05 Jul 2018
120,000,000.000 Local 99.835901 119,803,081.44 99.835901 119,803,081.44 0.00 8.09
Base 99.835901 119,803,081.44 99.835901 119,803,081.44 0.00 8.09
912796PQ6 TREASURY BILL 07/18 0.00000 1.752 12 Jul 2018
65,000,000.000 Local 99.801299 64,870,844.30 99.801299 64,870,844.30 0.00 4.38
Base 99.801299 64,870,844.30 99.801299 64,870,844.30 0.00 4.38
912796PR4 TREASURY BILL 07/18 0.00000 1.836 26 Jul 2018
40,000,000.000 Local 99.719500 39,887,800.00 99.719500 39,887,800.00 0.00 2.69
Base 99.719500 39,887,800.00 99.719500 39,887,800.00 0.00 2.69
912796PU7 TREASURY BILL 08/18 0.00000 1.8305 09 Aug 2018
40,000,000.000 Local 99.649154 39,859,661.66 99.649154 39,859,661.66 0.00 2.69
Base 99.649154 39,859,661.66 99.649154 39,859,661.66 0.00 2.69
912796PV5 TREASURY BILL 08/18 0.00000 1.8369 23 Aug 2018
40,000,000.000 Local 99.576493 39,830,597.00 99.576493 39,830,597.00 0.00 2.69
Base 99.576493 39,830,597.00 99.576493 39,830,597.00 0.00 2.69
912796PY9 TREASURY BILL 09/18 0.00000 1.9071 06 Sep 2018
40,000,000.000 Local 99.486143 39,794,457.00 99.500729 39,800,291.60 5,834.60 2.69
Base 99.486143 39,794,457.00 99.500729 39,800,291.60 5,834.60 2.69
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Holdmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796QB8 TREASURY BILL 10/18 0.00000 1.9659 04 Oct 2018
20,000,000.000 Local 99.317396 19,863,479.16 99.342556 19,868,511.20 5,032.04 1.34
Base 99.317396 19,863,479.16 99.342556 19,868,511.20 5,032.04 1.34
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 1.7 07 Jun 2018
5,726,602.430 Local 100.000000 5,726,602.43 100.000000 5,726,602.43 0.00 0.39
Base 100.000000 5,726,602.43 100.000000 5,726,602.43 0.00 0.39
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 1.72 01 Jun 2018
100,000,000.000  Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 6.75
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 6.75
930ABD003 FIDELITY INVESTMENTS MONEY 1.59 01 Jun 2018
10,238,410.560  Local 100.000000 10,238,410.56 100.000000 10,238,410.56 0.00 0.69
Base 100.000000 10,238,410.56 100.000000 10,238,410.56 0.00 0.69
979QHT009 WELLS FARGO REPO 1.72 05 Jun 2018
220,000,000.000 Local 100.000000 220,000,000.00 100.000000 220,000,000.00 0.00 14.86
Base 100.000000 220,000,000.00 100.000000 220,000,000.00 0.00 14.86
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 1.26 01 Jun 2018
764,338.690 Local 100.000000 764,338.69 100.000000 764,338.69 0.00 0.05
Base 100.000000 764,338.69 100.000000 764,338.69 0.00 0.05
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 1.72 01 Jun 2018
52,707,140.010  Local 100.000000 52,707,140.01 100.000000 52,707,140.01 0.00 3.56
Base 100.000000 52,707,140.01 100.000000 52,707,140.01 0.00 3.56
979TUWO001 GUGGENHEIM SECURITIES REPO 08/14 VAR 1.78 01 Jun 2018
161,264,124.670 Local 100.000000 161,264,124.67 100.000000 161,264,124.67 0.00 10.89
Base 100.000000 161,264,124.67 100.000000 161,264,124.67 0.00 10.89
US DOLLAR Total
1,398,472,014.720  Local 1,396,090,706.83 1,395,957,895.63 -132,811.20 94.26
Base 1,396,090,706.83 1,395,957,895.63 -132,811.20 94.26
CASH EQUIVALENT Total
1,398,472,014.720 Base 1,396,090,706.83 1,395,957,895.63 -132,811.20 94.26
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Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
912796MF3 TREASURY BILL 06/18 0.00000 21 Jun 2018
40,000,000.000 Local 99.904389 39,961,755.43 99.736178 39,961,755.43 0.00 2.70
Base 99.904389 39,961,755.43 99.736178 39,961,755.43 0.00 2.70
912796QK8 TREASURY BILL 11/18 0.00000 0.01 23 Nov 2018
40,000,000.000 Local 98.998368 39,599,347.16 99.027778 39,611,111.20 11,764.04 2.67
Base 98.998368 39,599,347.16 99.027778 39,611,111.20 11,764.04 2.67
US DOLLAR Total
80,000,000.000 Local 79,561,102.59 79,572,866.63 11,764.04 5.37
Base 79,561,102.59 79,572,866.63 11,764.04 5.37
FIXED INCOME Total
80,000,000.000 Base 79,561,102.59 79,572,866.63 11,764.04 5.37

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,483,905,911.850 Base 1,481,085,706.55 1,480,964,659.39 -121,047.16 100.00

& Issue has redenominated but Local is not converted
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Holdings
Currency Summary

As of: May 31, 2018

ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG

View Date:

June 7, 2018

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
5,433,897.130 Local 5,433,897.13 5,433,897.13 0.37 0.00 0.00
Base 5,433,897.13 5,433,897.13 0.37 0.00 0.00 0.00
CASH EQUIVALENT
1,398,472,014.720  Local 1,396,090,706.83 1,395,957,895.63 94.26 -132,811.20 -132,811.20
Base 1,396,090,706.83 1,395,957,895.63 94.26 -132,811.20 0.00 -132,811.20
FIXED INCOME
80,000,000.000 Local 79,561,102.59 79,572,866.63 5.37 11,764.04 11,764.04
Base 79,561,102.59 79,572,866.63 5.37 11,764.04 0.00 11,764.04
US DOLLAR Total
1,483,905,911.850 Local 1,481,085,706.55 1,480,964,659.39 100.00 -121,047.16 -121,047.16
Base 1,481,085,706.55 1,480,964,659.39 100.00 -121,047.16 0.00 -121,047.16
FUND Total
1,483,905,911.850 Base 1,481,085,706.55 1,480,964,659.39 100.00 -121,047.16 0.00 -121,047.16
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET.
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
5,433,897.130 5,433,897.13 5,433,897.13 0.37 0.00 0.00 0.00
CASH Total
5,433,897.130 5,433,897.13 5,433,897.13 0.37 0.00 0.00 0.00
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
A .
sset Summary FUND: ATZG STAT'E STREET.
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,398,472,014.720 1,396,090,706.83 1,395,957,895.63 94.26 -132,811.20 0.00 -132,811.20
CASH EQUIVALENT Total
1,398,472,014.720 1,396,090,706.83 1,395,957,895.63 94.26 -132,811.20 0.00 -132,811.20
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
80,000,000.000 79,561,102.59 79,572,866.63 5.37 11,764.04 0.00 11,764.04
FIXED INCOME Total
80,000,000.000 79,561,102.59 79,572,866.63 5.37 11,764.04 0.00 11,764.04
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,483,905,911.850 1,481,085,706.55 1,480,964,659.39 100.00 -121,047.16 0.00 -121,047.16
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I—Ioldmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
A By FUND:  ATZG STATE STREET
As of: May 31, 2018 View Date: June 7, 2018
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
5,433,897.130 5,433,897.13 5,433,897.13 0.37 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,398,472,014.720 1,396,090,706.83 1,395,957,895.63 94.26 -132,811.20 0.00 -132,811.20
10,866.64 GN 0.00 GN 10,866.64 GN
-143,677.84 LS 0.00 LS -143,677.84 LS
FIXED INCOME
80,000,000.000 79,561,102.59 79,572,866.63 5.37 11,764.04 0.00 11,764.04
11,764.04 GN 0.00 GN 11,764.04 GN
0.00 LS 0.00 LS 0.00 LS
FUND Total
0.000 1,483,905,911.850 1,481,085,706.55 1,480,964,659.39 100.00 -121,047.16 0.00 -121,047.16
22,630.68 GN 0.00 GN 22,630.68 GN
-143,677.84 LS 0.00 LS -143,677.84 LS
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